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CscezG

A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

July 12, 2011

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for June 2011.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Qutstanding Positions




South Carolina Electric & Gas Company
Risk Management Program Adjustments
For June 2011

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date
Broker Fees 579.00 27,663.99 439.45 28,682.44
Software . 135,066.09 135,066.09
Subscriptions x 103,500.00 103,500.00
Labor . 106,282.15 1,224.17 107,506.32
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 680,285.01 1,663.62 682,527.63
Hedging Additions / (Subtractions) 2,337,480.00 47,659,195.40 80,880.00 50,077,555.40
Total 2,338,059.00  48,339,480.41 82,543.62  50,760,083.03

Interest Rate 0.3175%




Paget 1

Version: 603, Build: &602DK

Trade Date

01LJUN1O
15JUNIC
29JUN10
13JUL10
27JULlo
10AUG1O
24AUG10
Q7SEPLIO
21SEP10
Q50CT10
190CTIO0
0210V1i0
16n0v10
14DECIO0
2BDEC10
11JAR11
Z3JAN1L
0BFEBil
22FEBII
O8HAR11
2ZHMAR11
O5APR1]
18APHR11
03MAYI11
17MAY11
25MAY11
25MAY11
25HAYI1
25MAY1L
25MAY11
25MAY1L
Z5MAY11
25MAY11
2EMAYLL
26MAYI1

PUT/CALL LOTS MonCh Strike Price

1.00 ©1JuN11
1.00 01JUNLED
1.00 OlJUN11
1.00 01JUN11
1,00 0lJURN11
1,00 O0LOUNIL
1.00 O1JUN11
1.00 01lJUNil
i.00 O0lJUN1l
1.60 01JUNIL
1.00 0lJumil
1.00 01JUHI1
1.00 GIJUnil
1.00 C1JUNI11
1.00 C1JUunil
1.00 0LJUH1l
1.00 ce1gunil
1.00 ©ClJUH1L
1.00 O01JUMil
1.00 01J0M11
1.00 O1JW11
1.00 ©DIJUM11
1.4¢  ©1J0811
1.00 01JUNil
1.00 Glounll
1.460 0lauHll
1.00 oclaunll
1.0¢ OGlJunll
1.0¢ 01JUHi1l
1.00 G1JUN1l
1.0 O1JuH11
1.0 o0lJunNil
1.00 eiJunil
~4.00 D1J0N11
—-4,00 OlJUH1Ll

25.00 *010UM11

JBESGLAST HONTH
Database: Zainet Merant Prod

SCE&G June 2011 Resulis

12JUL11 14:26
a/o 30JUNHLL

‘Irade Price Market Price Total Cost current Value Mark to Harket

5,65 0.500 0.000 {5,900.00) 0.00 {5,000.00)
5.90 0.330 0.000 (5,300.00) 0.00 15,300.00)
5.65 0.520 0.000 {5,200.00} 0.00 (5,200,000
5,49 €¢.510 0.000 {5,100.00} 0,00 {5,100.00)
5.39 0.500 0.000 {5,000.00) ¢.00 B {5,000.00)
5.05 0.470 .000 (4,700,00} ¢.00 (4,700.00)
4.80 0.420 0.600 (4,200.00} 0. 00 {4,200.00)
4.70 0.430 g.oe0 {4,300.00}) ¢, 00 {4,300.00)
4.60 G.420 0.000 (4,200.00} G.00 (4,200.00)
4.44 0.430 0.0Cc0 [4,300.00) c.ou (4,300.00)
4,25 0.3585 0.000 {3,950.00) 0.00 {(3,950.00)
1.25 ¢.3290 0.000 [{3,900.00) 0.00 (3,900.00)
4.10 G.400 0.000 {4,000.00) o.00 £4,000,60}
4.60 0.410 0.000 {4,100,00) ¢,00 {4,100.00}
4.25 G.385 0,000 {3,850.00} 0,00 {3,850.00)
4,50 0.375 0.000 (3,750.00) 0.00 (3,750.00)
4.55 G.340 0.000 (3,400,003 ¢.00 {3,400.00)
4,25 0,295 0.000 (2,950.00) c.00 {2,950.00)
4.15 0.210 0.000 (2,100.00) Q.00 {2,100.00)
4,05 0.z2%0 Q.000 f2,200.00) .00 {2,900.00)
4,35 0.255 Q.000 (2,550.00) .00 {2,550.00)
4.40 ¢.215 a_06060 (2,150,00) 0.00 {2,150,00)
4,30 0,180 0.026 {1,900.60) 260.00 {1, 640.00}
4.65 0.165 0.000 (1,650.00) G.00 {1, 650.00)
4,15 0.115 0.176 (1,150.00) 1,7606.00 610.060
0.00 4,950 4,326 {40,500.00) 43,2606.00 2,760.00
0,00 4.100 4.326 (41,000.00) 43,260.00 2,280.00
Q.00 4.150 4.326 (41,500.00C) 43,260.00 1,760.00
.00 4.250 4.326 (42,500.00) 43,260.00 760.00
0.00 4.250 4.326 (42,300.00) 43,260, 00 760.00
0.00 4.250 4,326 142,500.00) 43,260,00 760.00
0.00 4.250 4.326 {42,500.00) 43,260.00 7e0.00
6.00 4.350 4,326 143,500.00) 43,260.00 {240,00)
0,00 £.310 4.326 172,400.0¢ (173,Q40.00) 1640.00)
0,00 4,320 4.226 172,800.00 (173,040.00) {240.00)

(82,200.00) 2,020.00 (80,880.00)

{62,800,00) 2,020.00 {840, 880.00)




Page; 1 JBELGOPENPOSITIONS 12JUL11 14:27
Version: 693, Bulld: &602DK Database: Zalnet Merant Prod a/o 30JUR11

SCE&G Outstanding Positions

Trade Date PUT/CALL LOTS Monkh Strike Price Trade Price Market Price Total Cost Current Value Hark to Market

29JUN10 CALL L.00 MJ:UL‘U 5.8000 0.5300 G.0000 {5,300.00} 0.60 (5,300.00)

13J0L19 CALL 1.00 013UL1I 5.6500 0.5100 0,0000 {5,100.00) 0.00 (5,100.00)
27JULLO CALL 1.00 01JUL1l 5,5260 0.5100 0.0000 {5,100,00) .00 15,100.00)
108UGLD CALT, 1.00 01J0L11 5.2000 0.4700 0.0000 {4, 700.00) 0.00 14,700.00)
24AUG10 CALE 1.00 0lJULLL 4.%000 0.4400 o.oo00 (4,400.00) 0.00 (4,400.00)
07SEP1O CALL 1.00 GlJUL1L 4.80060 6.4400 g.oooe {4,400,00) 0.co (4,490.00)
218EP10 CALL L.00 CGlavLIl 4.7660 0.4400 c.o00C (4,400.00) 0.60 (4,400.00)
050CT10 CALL E.00 ClJuLll 4.5800 0.4400 0.0000 {4,400.00} 0.00 (4,400,00)
190CT10 CALL E.00 OlJuLllL 4.4000 0.4000 0.0000 {4,000,00} g.eo (4,000.00)
260CT10 CALL 1.00 01JUL1l 4.3600 0.4100 ©.0000 (4,100.00) 0.00 {4,100.00)
02ROV10 CALL 1.00 0lJuLii 4.3500 0,4150 £.0000 (4,150.00} 0.00 (4,150.00)
16NOVLO CALL L.00 GIJUL1L 4.2000 0.4100 0.0000 (4,100.00} .00 14,100.00)
30HOVIO CAEL 1.00 01JULL 4.3500 0.4300 0.0070 {4,300.00) 70.00 (4,230.00)
14DECLO CALL 1,00 01JUL1L 4.5000 0.4350 0.0000 (4,350.00} 0.00 (4,350.00)
28DECLO CALL 1.00 01JULIL 4.3500 0.4050 0.0000 (4,056.00) 0.00 (4,050.00)
TRJANE L CALL 1.00 0lJULLL 4.6000 0.4000 0.0600 (4,000,000} 0.00 {4, 000.00)
25JANLL CALL 1.00 ©lJULlL 4.6000 0.3850 0.0000 (3,850.00} 0.00 (3,850.00)
OBEEBLL CALL 1.0C 0lJUL1Y 4.3000 0.3500 0.0000 (3,500.00) 0.00 (3. 500.00)
22FEBL1 CALL £.00 0LJULLL 4.2000 0.2550 £.0000 (2,550.00} 0.00 (2,550.00)
OIMARLI CALE 1.00 01JUL1L 4,1000 0.3150 0.0000 (3,;150.00} 0.00 (3,150.00)
OBMARLL CALL 1,00 01JUL1% 4.1500 0.3250 0.0000 (3,250.00} 0.00 (3,250.00)
22M4ARL 1 CALL 1.00 O0lJULI1 4.4000 0.3350 G.0000 (3,350.00} 0.00 3,350.00)
O5APRLI CALL 1.60 01JUR11 4.4500 0.2950 6. 0000 (2,950.00} 0.00 (2,950,00)
19APR11 CALL 1.60 01JUL1 4.3500 9.2750 0.0070 (2,750.00} 70.00 2, 680.00)
O3MAT:L CALL 1.00 01JULll 4.7500 0.2500 0.,0000 (2,500.00} 0.00 (2,500.00)
1THAYLY CALL 1.00 0LJULL1 4.2500 0.2550 ¢.1070 12,550.00} 1,070.00 (1,480.00)
31MAYLL CALL 1.00 0LJUL11 4.6500 Q.1%00 0.0000 {1,900.00} 0.00 (1,900.00)
143uUH11 CALL 1.00 01JUL11 4.6000 0.1100 0.0000 (1,100.00} 0.c0 {1,100.00}
21JuN11 CALL 1.00 0LJUL11 4.4000 0.0650 0.0000 {650.00) Q.00 {650,100}
21aunil 1,00 01JUL11 0.0000 4.1000 4.3570 (41,000.00}) 43,570.00 2,570.00
270N 1 1.00 01JUL11 0.0000 4.1500 4.3570 {41,500.00} 43,570.60 2,070.00
TN 1.00 013UL11 2.0000 4.2000 4.3570 (42,000.00) 43,570.06 1,570.00
ZTJUNIL 1.00 01JuLll 0.0000 4.2000 4.3570 142, 000.00) 43,570.00 1,570.00
28JUNLL -1.00 0LJVUL11 0.0000 4.3500 4.3570 43,500.00 (43, 570,00} {70.00)
28JUN11 -1.00 01JUL11 0.0000 4.3500 4,3570 43,500.00 (43,570.00) (70.00)
287UN11 ~1.00 0lJULll 0.0000 4,3500 4£.3570 43,500.00 (43,570.00) (70.00)
2BJUN11 -1.00 01LJULLL 0.0000 4.3530 4.3570 43,530.00 (43, 570.60) (40.00)

29.00 *0130L11 (87, 370.00) 1,210.00 (96, 160.00)
03AGG10 CALL 1.00 01AUGL) 5.6000 0.5100 0.0010 5,100,004 10.00 (5,090, 00)
17AHG10 CALL 1.00 061aUG11 5.2500 0.4500 0.0040 (4,500.00) 40,00 (4,460.00)
31AUG1Q CALL 1.00 01AUGLL 5.0500 0.4459 0.0110 (4,450.003 1190.00 (4,340.00)
14SEP1Q CALL 1.00 D1AUGL1 4,9500 €.4550 a.0180 {4,550,00) 180.00 (4,370, 00)
285EP10 CALL 1.00 GlRUGLL 4.9000 0.4000 0.0220 (4,000.00) 220.00 (3,780.00)
120CT10 CALL 1.00 ClAUGLL 4.7000 0.4400 0.0498 (4, 406,00} 488.00 (3, 202.00)
190CT10 CALL 1.00 DlAUGIL 4.5000 0,4150 0.1030 (4,150.00) 1,030.00 (3,120.00)
260CT10 CALL 1.00 R1AUGLL 4.4500 0.4200 0.1215 (4,200.00) 1,215.00 (2,985.00)
09NCV1O0 CALL 1.00 01AUGLI 4.5500 0.4400 0.0870 (4,400.00) 870.00 (3, 530.00)
23NOV10 CALL 1.00 DlAUGI1 4,7000 0.4300 0.0500 (4, 300.00) 500.00 {3,800.00)
07DECLO CALL 1.00 GlAUGL1 4.7000 ¢.43900 0.0500 (4,300.00) 500.00 (3,800,00)
21PEC10 CAEL 1.00 ClAUGIL 4.5000 0.4200 0.1030 {4,200,00) 1,030.00 (3,170.00)
04JAN11 CALL 1.00 D01AUGL1 4.7500 0.4700 0.0409 (4,700,00) 409.00 14,291.00)
18JAN1L CALL 1.00 ClAUGLL 4.70060 0.3790 0.0500 {3, 700.00) 500,060 (3,200.00)
25JAN1Y CALL 1.00 ClAUGLL 4,6500 0.4150 0.0600 (4,15C.06G}) 600.00 {3,550,00)
OI1FEB1L CALL 1.00 D1AUGLL 4.5500 0.4100 0.0870 {4,100.00) 870.09 (3,230.00)
15FEBLL CALL 1.00 01AUGIL 4,2000 0.3700 0.2540 (3,700.00) 2,540.09 {1,160,00)
D1MARLY CRLL 1,00 01AUGLL 4.1500 0.3500 0.2880 (2, 500.00) 2, 880,00 {620, 00)
15MARLL CALL 1.00 O0lAUG11 14,2000 0.3600 0.2540 {3, 600.00C) 2,540.00 {1,0860,00)
29MARLL CALL 1,00 DIAUGLY 4.5500 0.3500 0.0870 {3,500.00} 870.00 (2,630.00)
12RPR1Y CALL 1.00 OIAUGLL 4,30600 0.3100 0.1230 {3,100.00) 1,930,00 (1,170,009
19APR11 CALL 1.00 OLAUGIL 4.4000 0.3300 0.1425 (3,300.00) 1,425,00 {1,875.00)
26RPR11 CALL 1.00 OBIAUGLL 4.6000 0.3100 0.0720 (3,100.00) 720.00 {2,380.00)
10MBAYL1 CALL 1.00 O©1AUGLL 4.3000 0.2980 0.1%27 (2,980.00} 1,827.00 {1,033.00)
Z4MAY11 CATL 1.00 OCIAUGLL 4.4000 0.2700 0.1430 (2,700.00) 1,430.00 {1,270,00)
07JUN11 CALL 1.00 O01AUBY1 4.50600 0.2150 0.0220 (2,150.00) 220.00 (1,830.00)
21JUNL2 CALL 1.00 012UGLL 4.4000 0.2000 0.1430 {2,000,00) 1,430,00 (570.00)

27.00 *01AUGI1 {102,830.00 26,494.00 {76,336.00)



Strike Price Trade Price Market Price Tolal Cost

JBESGOPENPOSTITICNS

Database: Zalnet Merant ¥Prod

SCE&EG Qutstanding Positions

Page: 2
Version: €03, Build: 66D2DK

Trade Date PUT/CALL LOTS Month

31AUG10 CALL 1.00 D01SEPLY 5.2000 0.4500
14SEFP10 CALL 1.00 O01SEPL1 5.1000 0.4600
2BSEFP10 CALL 1.00 O01SEP11 5.0000 0.4200
120CT10 CALL 1.00 01sEPL1 4.8500 0.4400
260CT10 CALL 1.00 01SEP1Y 4.6560 0.,4200
09NOV10 CALL 1.00 D1SEP1L 4,7000 0.4400
23N0V10 CALL 1.00 O1SEP1L 4.6000 0.4500
OIDECIO CALL 1.00 O01sEP1R 4.8000 0.4500
21DEC10 CALL 1.00 D015EP1L 4.6000 0.4300
28DECYO CALL 1.00 GClSEPLL 4.6000 0.4200
04JAN11 CALL 1.00 ODI1SEPLY 4.2000 0.4700
18JAHL1 CALL 1.0¢ DISEPLL 4.7000 0.4350
01FEB11 CALL 1.00 0OiskEpll 4,6500 0.4200
15FEB11 CALL 1.06 O01SEBL1 4.2000 0.4200
CIMARI1 CALL 1.00 O01SEPIL 4.2000 0.3750
J5MARIL CALL 1.00 O1SEPLL 4.2500 0.4000
29HARI1 CALL 1.00 O1SEPLL 4.6000 0.3700
12ATR11 CALL 1.00 O01SEPLL 4.3000 0.3650
26APR11 CALL 1.00 01SEPL1 4.6000 Q.3800
G3MAY11 CRLL 1.00 0ISEP11 4.8000 0.39%00
10MAY11 CALL 1.00 0ISEPL1 4,3000 0.3690
24MAY11 CALL 1.00 O018EP11 4.4500 0.3400
07JUNL] CALL 1.00 01SEPL1 4.,9000 0.2950
21JUN11 CALL 1.00 03ISEPL1 4.4500 0.2700

24.00 *0ISEP11
05CCT10 CALL 1.00 010CT11 5.1400 0.4500
190CT10 CALL 1.00 01OCTLL 4.9500 0.4300
02ROV10 CALL 1.00 0ioCT1] 4.9500 0.4000
16NOVIO0 CALL 1.06 010CT11 4.7000 0.4300
30HOVI0 CALL 1.00 O0LOCT11 4.9000 0,440
14DEC10 CALL 1.00 ©01OCT11 4.9500 0.4356¢
28DEC10 CALL 1.00 901O0CT11 4.8000 0.4300
11JAN1] CALL 1.00 0MOCTL1 4.9500 0.4450
253AN11 CALL 1,00 0loCTll 4.8000 0.4700
0BFEB11 CALL 1.00 0QlOCT11 4.5500 0.4300
22FEB11 CALL 1.00 01oCTll 4.3000 0.3850
08MARL1 CALL 1.00 @tocTil 4,3000 0,4200
22MRARIT CALL 1.00 010CTI1 4.6000 0.4400
05APR11 CALL 1.00 010CT1l 4.6000 0,4400
19APR:1 CALL 1.00 0OCT1Y 4.4500 0.4400
D3MAYE] CALL 1.90 010CTIL 4.8500 0.4500
17MAY11 CALL 1.00 01OCT11 4.3500 0.4075
31MAYI1 CALL 1.00 010CT11 4.7000 0.4300
14JUNIY CALL 1L.00 O010CT11 4.7000 0.3750
28JUN11 CALL 1.90 010CT11 4,4000 ©.3500
20.00 *N10CT1

02HOVIO CALL 1.00 OIHOVIL 5.0500 0.4500
09NOVIO0 CALL 1.00 0Ipovil 5.1000 0.4600
23n0Vio CALL 1.00 OIHOUIL 5,2500 0.4500
J0HOVIO CALL 1.00 UCIHOVI1 5.0300 G.4700
14DECLO CRLL 1.060 01ROVI1 5.1000 0.4550
21DECIC CALL 1.06 0IROV1l 5.0000 G.4500
04JANL1 CALL 1.00 DIHOV11 $.2000 2.5000
11JAN11 CALL 1.00 O0INOVI1 5.1000 0.4650
257AN11 CALL 1.0 0lnovll 4.9500 0.4800
B1FEB11 CALL 1.00 01ROV1l 4,9000 0.4550
15FEB11 CALL 1.00 OIROV11 4.53500 0.4300
22F¥EBL1 CALL 1.060 0iHOVLL 4.4500 0.4050
0BMARI1 CALL 1.00 01NoV11 4.5000 0,4200
15MARL] CALL 1.00 0IRGV11 4.6000 0.4300
29MAR1T CALL 1.060 0IRCV11 4.8500 4.4600
05APR11 CALL 1.60 O1novll 4.7500 0.4700
19APR11 CRLL 1.00 O01HOV11 4.8000 0.4600
26APR11 CALL 1.00 0Oinovil 4.6000 0.4500

0.0380
1.0490
0,0620
0.c888
0.1385
0.1250
0.1000
9.1000
0.1550
0,1550
0.07%0
0.1250
0.1400
0.3410
0.3410
0.3120
0.1550
0.2040
0.1550
0.1000
0.2842
0.2120
0.0790
0.2120

0.0990
0.1380
0.1380
0.2050
0.1495
0.1380
0.1760
0.13B0
0.1760
0.2580
¢.3730
0.3730
0.2400
0.2900
0.2998
0.1620
0.3474
0.2054
0.2050
0.3229

0.1750
0.1630
0.1310
0.1755
0.1630
0.1880
0.1414
0.1630
0.2020
0.2170
0.3470
0.3960
0,3710
G, 3250
0,2320
0.2660
0.3252
0.2490

Current Value

1ZJUL1T 14:27
alo 300UN11

Mark to Merket

(4, 500.00) 380.00 (4,120,00)
14, 600.00) 450.00 (4,11C.00)
4,200.00) 620.00 (3,586.00)
{4,400, 00) 888.00 (3,512.00)
(4,200,00) 1,395.00 (2,805.00)
{4,400,00) 1,250.00 (3,150.00)
{4,500,00) 1,000,00 (3,500.00)
(4,500.00) 1,000.00 (3,500.00)
(4,300.00) 1,550.00 (2,750, 00)
{4, 200.00) 1,550.00 (2,650.00)
{4,700.00) 790.00 (3,910.00)
{4,350,00) 1,250.00 {3, 100.00)
{4,200, 00) 1, 400,00 (2,800.00)
(4,200, D0Y 3,410,00 (790.00)
{3, 750,00 3,410,00 {340.00)
{4,000.00) 3,120.00 {880.00)
{3,700.00) 1,550.00 (2,150.00)
13, 650,00) 2, 840,00 {8190.,00)
{3,800.00) 1,550.00 {2,250.00)
{3, 900,003 1,000.00 (2,900.00}
{3, 686.00} 2,842.00 {838.00)
{3, 400.00) 2,120.00 (1,280.00}
{2, 950,00} 790.90 (2,160.00}
(2, 700.00) 2,120,00 {580.00)
{96, 780.00} 38,315.00 (5B,465.00}
{4,500.00) 990.00 {3,510.00})
(4,300,00) 1,380.00 (2,920.00)
(4,000.00} 1,380.00 {2,620.00)
{4,300.00} 2,050.00 (2,250.00)
(4,400,00} 1,495,00 {2,905.00)
(4,350.00) 1,380.00 (2,970.00}
(4,300.00) 1,760.00 12,540.00)
(4,450.00} 1,380.00 {3,070.00)
(4,700.00) 1,760.00 (2,940.00)
(4,300.00) 2,580.00 (1,720.00)
(3,850.00) 3,730.00 (120.00)
(4,200.00} 3,730.00 (470.00)
(4,400,060} 2,400.00 (2,000.00)
{4,400.00) 2,400.00 (2,000.00)
4,400,00} 2,998.00 {1,402.00)
{4,500.00) 1,620.00 (2,880.00)
(4,075.00) 3,474,00 (601.00)
(4,300.00) 2,054.00 (2,246.00)
(3, 750.00) 2,050.00 [1,700.00)
13,500.00) 3,229.00 (271, 00)
(84,975.00) 43,840.00 (41,135.00)
{4,500.00) 1,750.00 (2,756, 00)
(4, 600,00} 1,630.00 (2,970, 00}
{4, 500, 00) 1,310,00 (3,190.00)
(4,700.00) 1,755.00 (2,945.00)
(4,550.00) 1,630,800 (2,920.00)
(4, 500, 00) 1,880,600 (2,620.00)
15,000, 00) 1,414.00 {3,586.00}
{4,650.00) 1,630.00 {3, 020.00)
(4,800.00) 2,020.00 (2,780.00}
14, 550,00) 2,170.00 {2,380.00)
{4,300.00) 3,470.00 (830.00)
{4, 050.00) 3,960.00 {90.00}
{4,200.,00) 3,710.00 (490.00}
{4£,300.00) 3,250.00 (1,050.00}
{4,600.00) 2,320.00 {2,280.00)
{4,700.00) 2,660,00 {2,040.00)
{4,600.00) 3,252.00 {1,348 .00)
(4,500.00) 2,490,00 {2,010.00}




Fage: 3
Version: 603,

Bulld: 6602DK

strike Price 7Trade Price

Trade Date PUT/CALL LOIS Honth

10MAY L1 CALL 1.00 0IROVIA 4.5500
17HMRY 1L CALL 1.00 01NOVII 4_5500
31MAY1Y CALL 1.00 01x0vVi3l 4.8560
O7FJUNIL CALL 1.060 O01KROVII 5.0000
213uN11 CALL 1,00 Oirovii 4.,6000
28JUNIL1 CALL 1.00 01ROVi1l 4.5000

24,00 *0INOVI11
30ROV1O CALL 2.00 OIDEC]] 5.2500
0TDEC1O CALIL 1.00 O0IDECI1 5.4500
14DEC10 CRLL 1,00 01DECII 5.3000
21DEC1O CALL 1.00 0IPECI1 5.2500
2BDECIO CALL 2.00 01DECI11 5.1500
04JAN1]1 CALL 1.00 01pECll 5.4000
11JANI11 CALL 1.00 0iDeECll 5.3000
18JAN11 CALL 1,00 01DECI1 5.2000
25JAN11 CALL 1.00 01DECI1 5.1500
NLFEB11 CALL 2.00 O0IDEC11 5.1000
0BFEB11 CALL 1.00 01DEC11 4.9500
15FEB11 CALL 1.00 01DECI1 4.8000
22FEB11 CALL 1.060 01DECILLl 4.7000
01MBR11 CALL 1.00 01iDECLL 4,8000
08MBRIL1 CALL 2.00 01DECIH1 4,7000
15MAR11 CALL 1.00 0O1DEC11 4.9000
22MAR11 CALL 1,00 O1DECI1 4.9500
29HMARL1 CALL 1.00 O1DECIL 5.1000
O5APR11 CALL 1.00 O01DEC11 5.0000
12APR11 CALL 2.00 0I1DEC11 4.8000
19APR11 CALL 1.00 OlDECET 4.9000
26RPR11 CALL 1.00 9IDECLL 5.0000
03MAY1l CALL 1.00 9O1DECL1 5,2000
10MAY1L CALL 1.00 O1DEC11 4.8000
17MAY11 CALL Z.00 OQ1DECLY 4,7500
24MAY1] CALL 1,00 01DEC11 4.,8000
3IMAY11 CALL 1.00 OI1DECE1 5.0500
07JUNI1 CALL 1.00 OIDEC11 5.2000
14JUN11 CALL 1.00 O0I1DECL1 5.0000
2130H11 CALL 2.90 0lDECH] 4.8000
28JUN11 CALL 1.00 OQ1DECL1 4.7000
38.00 *01DECLL

2BDEC10 CALL 1.00 01JaN12 5.3500
D4JANLL CALL 1.00 OLlJAN1Z 5.6000
1lgan11 CALL 1.00 01JAN12 5.5000
183AN11 CALL 1.00 O01JAN12 5.3500
253A011 CALL 2.00 01JAN1Z 5.3000
O1FEB11 CALL 1.00 Ql1JAN1Z 5.2500
08FEB11 CALL 1.00 OlJAN12 5,1500
15YEBI11 CALL 1.00 OLJANIZ 4.9000
22FEB11 CALL 1.00 0lJaAanNI2 4.8600
GIMARLL CALL 2.00 01JAN12 4.,9500
GBMARLL CALIL 1.00 01JAR12 4.9000
15MAR1L CALL 1,00 01JaN12 5.0000
22MAR1 L CALL 1.00 0l1JmN12 5.i500
29MAR11 CALL, 1.00 O01JAN12 5.2500
CG5APR11 CALTL, 2,00 01JmN12 5.1500
12APR11 CALL 1.00 0lJAmN12 5.6000
12APHR11 CALL 1.00 CQlJANiZ 4.9800
2BAPR11 CALL 1.00 OloAN12 5.1500
O3MAY11 CALL 1.00 01JAMI12 5.3000
10MAY11 CALL 2.00 01JAN12 4.9000
17HMAY11 CALL 1.0 0LJRN12 4.,8500
24HAY11 CALL 1.00 0l3AN1Z 4,9500
31HAY11 CALL 1.00 0lJANl1Z 5.2000
07JUN12 CALL 1.00 01gAN12 5.3000
14JuNL} CALL 2,00 O013AN12 5.1000
210UNLL CALL 1.00 O1JAN12 4.9000

JBESGOPERPOSETTIONS

Database: Zainet Merant Frod

SCELG Outstanding Positions

0.5000
D.4200
0.4880
06,4600
0.4850
D.5200
G.4850
0.4500
c.5100
0.4750
0.4650
0,4300
0.4150
0.4200
0.4600
0.43250
0.4560
0.4700
0.4850
0.4500
0.4400
0.4750
0.4750
0.4230
0.4400
0.4800
0.4800
Q.4200
0.4100
0.4150
0.4100

0.4950
9.5300
0.4900
0.5100
9.5200
0.4900
0.4559
0.4600
0.4550
0.4500
a.4700
0.4800
0.43950
0.4850
0.5050
0.4500
0.4900
0.4900
0.5300
0.4700
0.4800
0.5000
0.4600
0.4600
0.4550
0.4350

Current Valus

12J0UL11 14327
a/o 30JUHLL

Mark to Markel

0.3470
0.3470
0.2324
0.1880
0.3250
0.3708

0.1971
0.1520
0.1850
06,1970
0.2240
0.1621
©.1850
0.2100
0.22490
0.2330
6.2880
@,3460
0.3910
0.3460
0.3910
©.3070
0.2880
0.2380
0.2710
0.3460
06,3067
0.2710
0.2100
0.3463
0.3876
0.3460
0.2545
0.2180
0,270
0,3460
0.3912

0.2380
0.1777
0.1290
0.2360
0.2500
0.2640
0.2960
0.3880
0.4330
0,3680
6.3880
0.3450
0.2960
0.2640
0.2980
0.3490
0.3483
0.2960
0.2500
06,3891

6.4103
0.3680
0.28062
0.2500
0.3120
0.3880

(760.00}

14,230.00) 3,470.00
t4,100.00) 3,470.00 {630.00}
{4, 400,00} 2,324,00 (2,076,000}
14, 100.00) 1,880.00 (2,220.00%
[3,800.00) 3,250.00 {550, 00)
13,900.00} 3,708.00 (192.00j
[106,130.00} 60, 403,00 (45,727.00)
(10,000.00} 3,942.00 (6,058.00)
(4,900.00) 1,520,00 (3,380.00)
(4, B50.00) 1, B50.00 (3,000,00}
14, 600.00) 1,970.00 (2, 630.00}
{9,700.00) 4,480.00 (5,220,00)
{5,200.00) 1,621.00 (3,572.00}
14,850.00) 1,850.00 {3, 000.00}
14,800.00) 2, 100,00 (2,800.00)
(5,100.00) 2,240.00 {2,860.00}
{2,500.00) 4,780.00 (4,720.00)
(4,650.00) 2,880.00 {1,770.00}
{4,300.00) 3,460.00 {840.00)
(4,150.00) 3,910.00 (240, 00)
{4,200.00) 3,460.00 (740, 00)
(9, 200.00) 7, B20.00 (1,380, 00}
{4,350.00) 3,070.00 (1,280.00)
{4,900.00) 2,B60.00 (2,020,00)
(4, T00.00) 2,3390.00 12,310.00}
{4,850.00) 2,710.00 (2,140.00)
(9, 000.00) 6,820.00 {2, 080,00}
(4,400.00) 3,067.00 (1,333.00)
(4,750.00) 2,710.00 (2, 040,00}
{4,750.00) 2,100.00 (2, 650, 00}
{4,280.00) 3,463.00 (817.00)
{8,800.00) 7,352.00 (1,448.00)
{4, 800,00) 3, 460,00 {1, 340.00)
(4,800.00} 2,545.00 (2,255.00)
{4,200.00) 2,100,00 (2,100.00)
{41,100,00) 2,710.00 {1,390.00)
¢8,300.00) 6,920.00 {1,380.00)
(4,100.00) 3,912.00 (188.00)
{175, 180.00) 106,192.00 (68, 988,00)
{1, 950.00) 2,360.00 2, 590.00)
{5,300.00) 1,777.00 {3,523.00)
{4, 900.00} 1,290.00 {2,910,00)
(5,100.00) 2,360.00 {2,740.00)
(10, 400,00} 5,000.00 {5,400,00)
(4,900.00} 2,640.00 {2,260.00)
(4,550.00} 2,960.00 {1,590.00)
4, 600.00} 3,880.00 (720,00)
14,550.00} 4,330.00 (220,00)
t9,000.00) 7,360.00 (1,640.00)
{4,700.00} 3,880.00 (820.00)
14,800.00} 3,450.00 (1,310,00)
(4,950.00) 2,960.00 {1,990.00)
(4,850.00) 2,640.00 (2,210.00)
{10,100.00) 5,920.00 (4,180.00}
(4,500.00} 3,490.00 {1,010.00)
(4,900.00} 3,493.00 (1,407.00}
(4,900.00} 2,960,00 (1, 940,00}
(5,300.00} 2,500.00 (2,800.00}
(2,400.00) 7,762.00 {1,618.00}
(4,800.00} 4,103.00 (687.00)
{5,000,00} 3,680.00 (1,320.00}
{4,800.00} 2,802.00 (1,998,00}
(4, E00.00) 2,500.00 (2, 100,00}
{8,100.00} 6,240.00 (2,860.00}
{4,350.00} 3, 880.00 {470.00)




Page; 4

Version: 603,

Trade Date

Bulld: 6602DK

PUT/CALL  LOTS

28011

257RM11
ULFEB1L
08FEBR1IL
15FE811
22FEB11
01MAR11
D8MAR1
15MRRLL
2ZHRR11
28MARTL
05RPR11
12APRIL
19APRI11
26ARR11
03HAY11
10HAY1L
17MAYIL
24HAY11
314AY11
07JUNLL
14J0H11
L4JU111
21JUH11
28JUN11

01MRR11
08MAR11
15HAR11
ZZMARIL
29MAR1L
05APRI11
12APR11
I9npPR11
ZBAPR]1
034AY11
10MAY11
1THMAY11
28MAY11
31HMAY11
07JUH11
1430811
213UH11
ZBJUNL

29MAR11
05APR11
12APR11
19AFPR11
2Z6APR11
10MAY1E
17MAYI11
24MAY1Y
31MAY11
1400811
Z1JUN11
ZBJUH1L

26RPR11
10MAY11

CALL 1.00

32.00
CALL 2.00
CALL 1.00
CALL 2.00
CALL i.00
CALL 2.00
CALL 1.00
CALL 2.00
CALL 1.00
CALL 2.00
CALL 1.006
CALL .0
CALL 1.0¢
CALL 2.00
CALL 1.00
CRLL 2.00
CALL i.00
CALL 2.00
CALL 1.00
CALL 2,00
CALL 1.0¢
CALL 1.00
CALL 1.00
CALL i.o00
CRLT 2.00

35.00
CALL 2.00
CALL 1.0
CALL j.oe
CALL i.oc
CALL 2.00
CALL 1.00
CALL i.00
CALL 1.00
CALL 1.00
CALL: 2.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL Z.00
CALL 1.00
CRLL 1.00
CALT: 1.00

22.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL 1.00
CALIL 1.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL 1.00
CALL 1.00

1z2.00
CALL 1.00
CALL 1.00

Honth

01Jni2

*01JAN12

01FEBIZ

01FEB12
01FEB12
01FEB12
01rEB12
01FrEB12
01FER12
01FEB12
01¥EB12
01FEB12
O1FEB12
U1FEB1Z
O1FER1Z
01rEBl12
U1FEBI2
01FEB1Z
O1FEB12
01FEB12
01FEB1Z
01¥EB12
ULFEB1Z
O1FEB12
01rEBI2
G1FER1Z

+QJ1FEB12

01MAR12
01MARIZ2
Q1MARLZ
Q1MAR1Z2
01MAR1Z
Q1MAR1Z
01MARL2
O1MAR]Z
O1MAR1Z
01MAR12
01HAR1Z
QIHARLZ
{1¥MAR12
QIMAR12
OIMARLIZ
QIMARTZ
QIMARI2
OIMARY 2

*01MAR12

QIAPR12
U1APR1Z
Q1APR12
Q1APRIZ2
J1APR1Z
OIAPR12
QlAPR12
Q1APR1Z
01APRIZ
OlAPR12
01APR12
01APR12

*01APR1Z

01MAY12
01HAY12

JBELGOPENPOSITIONS

Database: Zainet Merant Prod

SCELG Qutstanding Positions

strike Price ‘Jrade Price Market Price Total Cost

Current Value

120UL11 14:27
alo 30JUN1L

Hark to Market

5.3000
5.3000
5.2000
4.5500
4.8500
4.9500
4.9500
5.0500
5.2000
5.3000
5.2000
5.0000
5.0000
5.1500
5.3500
4.9000
4,9000
5.0000
5.2000
f 5.2500
5.0500
5.0500
4.9000
4.,8000

5.0000
5.0500
5.1500
5.1500
5.2500
5.2500
5.0000
5.0000
5.2000
5.3500
4.9600
4.8000
5.0500
5.1500
5.2500
5.0500
4.8500
4.7700

5.0000
5.0000
4.8000
4.7800
§.9500
4.7500
4.7500
4.8500
5.0000
4.8500
4.7000
4.6500

5.0000
4.7500

0.4400

0.5200
0.4800
0.4500
0.4550
0.4500
0.4650
0.4700
0.4800
0.4%00D
0.475D
0.4500
0.4500
0.4%00
0.5000
0.5100
0.4800
0.4750
0.4850
0.5000
0.5000
0.4500
0.4800
0.4550
0.4600

0.4400
G.43%0
©.4500
0.5000
0.4850
0.4650
0.4550
G.4800
0.4750
0.4850
0.4750
D.4700
0.4750
0.5190
0.4350
0.4950
0.4750
04700

0.4%00
0.4500
0.4350
0.4700
0.4800
0.4510
0.4450
0.4700
0,4900
0.4800
£.4550
0.4500

0.4790
0.4689Q

0.433%

0.2790
0.27190
0.3080
0.3960
0.4£370
0.3960
0.33960
0.3590
0.3080
0.2730
0.3080
D.3770
0.3711
0.3240
0_2850
0.4168
0.4168
0.3770
0.3091
0.2930
0.35%0
0.3580
0.4160
0.4606

0.3850
0.3880
0.3350
0.335¢0
0.3630
0.3050
G.3850
0.3856
0.3200
0.2780
0.4228
0.4228
0.3680
0.3356
0.3050
0.3600
0.4420
0.4855

0.3180
0.3180
0.3910
0.3812
0.3350
0.41E3
0,413
0.3710
0.3189
0.3710
D.4320
0.4547

0.3320
0.4266

14, 400. 00) 4,335.00
(153,700, 00} 101,312,00
{10, 400. 00} 5, 580.00
{4,800,00) 2,790.00
{9,000.00} 6,160.00
(4,550.00) 3,960.00
(9,000, 00) 8,740.00
{4,650, 00) 3, 960,00
(8,400, 00} 7,920,00
(4,800.00) 3,580.00
(5,800.00) 6,160.00
(4,750.00) 2,790.00
(S, 80C.00) 6,160,00
14,600.00) 3,770.00
(2, 800.00) 7,554.00
{5,000.00) 3,250.00
{10,200, 00) 5,300,00
{4,800.00) 4,168.,00
{9,500.00) 8,336.00
(4,950.00) 3,770.00
{10, 000.00) 6,182.00
(5,000.00) 2,930.00
(4,800.00) 3,590.00
(4,800.00) 3,590.00
(4,550.00) 4,160.00
(9,200.00) 9,212.00
{168,250.00) 123,612.00
(B, 800.00) 7,700.00
(4,350.00) 3,680.00
(4,500.00) 3,350,00
(5,000.00) 3,350.00
(9,700.00) 6,100.00
{4, 650,00} 3,050,00
{4, 550.00) 3,050,00
(4,800.00) 3,856,00
(4,750.00) 3,200,00
19,900.00} 5,560,00
(4,750.00} 4,228.00
(4,700.00) 4,228.00
(4,750.00} 3,680,00
(5,100.00) 3,356.00
(9,900.00) 6,100.00
14,950, 00} 3, 680,00
(4,750, 00} 4,420,00
(4,700.00) 4,855,00
(104, 600,00} 78, 243.00
{4,700.00) 3,180.00
{4,500.00} 3,180.00
{4,350.00) 3,910.00
{4,700.00) 3,912.00
{4,800, 00) 3,350.00
{4,510.00} 4,1313.00
{4,450,00} 4,113.00
{4,700,00} 3,710.00
{4,900, 00} 3,169,00
{4,800.00} 3,710.00
{4,550,00) 4,320,00
(4,400.00) 4,547.00
{55,360,00) 45,234, 00
(4,700.00) 3,320.00
{4,6080.00) 4,266.00

{52,388.00)

{4,820.00)
{2,010.00)
(2,840.00)
(590.00)
{260.00)
1690.00)
(1,480.00)
(1,210.00)
{3,640.00)
(1,260.00)
(3,640.00)
830.00)
(2,246.00)
(1,760.00)
(4,800.00)
1632.00)
{1,164.00)
(1,180, 00)
(3,818.00)
{2,070.00)
{1,310.00)
{1,210.00)
{390.00)
12,00

(44,638, 00)

(1,100.00)
{670.00)
(1,150.00)
£1,650.00)
{3,600.00)
{1, 600.00)
{760.00)
(944, 00)
(1,550, 00)
{4,340,00)
(522, 00)
(472.00)
{1,070.00)
(1,744,00)
(3,800.00)
(1,270.00)
{330.00)
155,00

{26,357.,00)

(1,520.00}
{1,320.00)
(440,00}
1788.90)
{1,450.00)
(387.00)
(337.00)
(290.00)
(1,711.00)
(1,090.00)
(230. 00}
147.00

{10, 126.00)

(1,380.00)
{414.00}
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JBESGOPENPOSITIONS

Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

12JUL1l 14:27
alo 30JUML1

Trade Bale PUT/CALL LOTS ¥onth Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
24MAY11 CALL 1.00 01HAY12 4.5000 0.4850 0.3670 {4,650,00) 3, 670.00 {980.00}
OTRINLL CALL 1.00 OIMAY1Z2 5.,0500 0.4800 0.3160 {4,900.00}) 3,160.00 (1,740.00}
21Jun1l CALL 1.00 ©DIMAY1Z2 4.7000 G, 4700 0.4470 (4,700.00} 4,470.00 {230.00}
5.00 *01MAY12 {23,630.00) 1g,886.00 (4,744.00}
31MAY11 CALL 1.6¢ ClJuniz 5.0500 06,5000 0.3420 (5,000.00} 3,430.00 {1,570.00)
28JUNHEL CHRLL 1.0G 01JuNiZ 4.7000 0.4590 0.4793 (4,590,00} 4,792_00 203,00
2.00 *01o0N12 (9,590.00 8,223.00 (1,3267.00)
28JUtIT1 CALL 1.00 01JUL12 4.8000 G.4645 0.4730 {4,645.00) 4,730.00 85.00
1.00 *01JUL12 [4,645.00)

(1,183,040.00)

656,624,00 (526,346.00)




